Studying Canonical Analysis: A Reply To Thorndike's Comments.
Robert M. Thorndike (1976) commented on the results of a Monte Carlo study on the stability of canonical correlations, canonical weights, and canonical variate-variable correlations (Barcikowski and Stevens, 1975). In this paper each of his comments are examined by the authors of the Monte Carlo Study. In addition, a possible solution to the large number of subjects necessary for stable weights and variate-variable correlations using ridge regression procedures is suggested.